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Contract Strike  Call/Put Product No of Trades No. of Contracts Foreign Value Premium Value in

Rand
$/R 26-Feb-15 Any day expiry 2 3,173 3,173,000.00 36525975.40
$/R 16-Mar-15 11.55 P Foreign Exchange Future 226 240,176 240,176,000.00 2746233619.50
$ /R MAXI 16-Mar-15 Foreign Exchange Future 1 47 4,700,000.00 53702130.00
£/R 16-Mar-15 Foreign Exchange Future 1 509 509,000.00 9050319.20
€/R 16-Mar-15 Foreign Exchange Future 4 580 580,000.00 7516373.00
AUS$ /R 16-Mar-15 Foreign Exchange Future 2 500 500,000.00 4506425.00
CHF /R 16-Mar-15 Foreign Exchange Future 1 32 32,000.00 386560.00
QUANTO €/$ 16-Mar-15 Foreign Exchange Future 0 0 0.00 0.00
$/R 12-Jun-15 Foreign Exchange Future 70 50,544 50,544,000.00 588052677.30
$ /R MAXI 12-Jun-15 Foreign Exchange Future 2 8 800,000.00 9283050.00
€/R 12-Jun-15 Foreign Exchange Future 7 6,144 6,144,000.00 80899436.00
AUS$ /R 12-Jun-15 Foreign Exchange Future 1 162 162,000.00 1477845.00
$/R 30-Jun-15 Any day expiry 2 8,000 8,000,000.00 93107800.00
$/R 14-Sep-15 Foreign Exchange Future 9 9,761 9,761,000.00 114884253.40
$/R 11-Dec-15 Foreign Exchange Future 1 50 50,000.00 599185.00
Total Futures 348 319,616 325,061,000.00 3,746,210,598.80
Total Options 1 70 70,000.00 15,050.00
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Contract Strike  Call/Put Product No of Trades No. of Contracts Foreign Value Premium Value in
Rand

Grand Total for Currency Future Turnover Summary 349 319,686 325,131,000.00 3746225648.80
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